Office of the State Treasurer

As of December 31, 2017

Transportation Investment Act (TIA) Holdings

Transportation Investment Act (TIA): Portion of sales tax proceeds received pursuant to the Transportation Investment Act. The portfolio maintains a duration between .1 and 1.5 with a target duration of .50 considering future tax receipts and cash flow needs.
The performance objective is to meet or exceed the Bank of America Merrill Lynch o to 1-year U.S. Treasury Index.

Duration: 0.45
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Notes:

1. Collateralized Bank Accounts are secured by collateral permitted by statute, held by a third-party custodian, marked-to-market daily, and having market value equal to or exceeding 110% of the deposit.
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Overnight Repurchase Agreement
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$ 219,596,793 | $

2. Extendable Term Repurchase Agreements reprice monthly. If not extended at reprice date, both parties have option to call/put at par within 5 business days.
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